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 t1(γ) = {t1,1(γ), . . . , t1,pγ (γ)}
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t1,1(γ) = min ({i ∈ {1, . . . , p}|γi = 1})






t0,1(γ) = min ({i ∈ {1, . . . , p}|γi = 0})
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y = (y1, . . . , yn)
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, σ2 ∼ π(σ2) ,
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τγii (1 − τi)1−γi ,
h3¢
τi


















f(y|γ, β, σ2)π(β|γ, σ2)dβ
)
π(σ2)dσ2 .
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f(y|γ, σ2) =
∫
f(y|γ, β, σ2)π(β|γ, σ2)dβ
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(y − Xt1(γ)β̂t1(γ))′(y − Xt1(γ)β̂t1(γ)) +
1
c + 1






(y − Xt1(γ)β̂t1(γ))′(y − Xt1(γ)β̂t1(γ)) + (β̃t1(γ) − β̂t1(γ))′X ′t1(γ)Xt1(γ)(β̃t1(γ) − β̂t1(γ))/(c + 1)
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i + β7x1x2 + β8x1x3 + β9x2x3 + β10x1x2x3, σ
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π(β, σ2|y, γ) =
∫
π(β, σ2|y, γ, c)f(c|y, γ)dc
∝
∫
π(β, σ2|y, γ, c)f(c,y, γ)dc
∝
∫
π(β, σ2|y, γ, c)f(y|γ, c)π(c).
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